





Penelitian ini bertujuan untuk menguji pengaruh leverage, profitabilitas, 
dan ukuran perusahaan terhadap return saham. Leverage perusahaan diukur dengan 
debt to equity ratio, profitabilitas diukur dengan rasio return on assets, dan ukuran 
perusahaan diukur dengan log total aktiva. Sedangkan return saham diukur dengan 
tingkat keuntungan investasi pada akhir tahun dari harga pasar saham. 
Jenis penelitian kuantitatif, dengan sampel diperoleh berdasarkan metode 
purposive sampling, dengan 160 observasi laporan tahunan dari 40 perusahaan 
perbankan yang terdaftar di Bursa Efek Indonesia periode 2016-2019. Teknik 
analisis yang digunakan dalam pengujian adalah regresi linier berganda. 
Hasil penelitian ini menunjukkan bahwa variabel leverage, profitabiilitas 
dan ukuran perusahaan tidak berpengaruh terhadap return saham. 
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This research aimed to examine the effect of leverage, profitability and firm 
size on stock return of banking companies. While leverage was measured by Debt to 
Equity Ratio (DER), profitability was measured by Return On Asset (ROA) and firm 
size was measured by log total asset. Meanwhile, stock return was measured by 
investment profit at the end of year from its stock market price. 
The research was quantitative research. Moreover, the population was 40 
banking companies which were listed on Indonesia Stock Exchange during 2016-2019. 
Furthermore, the data were in the form of annual report observation. Additionally, the 
data collection technique used purposive sampling. In line with, there were 160 annual 
report observations as the sample. In addition, the data analysis technique used multiple 
linear regression. 
The research result concluded that leverage did not affect stock return. 
Likewise, profitability did not affect stock return. Similarly, firm size did not affect 
stock return. 
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